Interpolated Bills

July 22,2013
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 07.24.13 [PIBL1212G152 <1M 7/24/2013 1l 0.00 3.5000 3.5000 3.5000
TBILL 08.07.13 |PIBL1212H160 <1M 8/7/2013 15| 0.04 2.4198 2.3414 2.3414
TBILL 08.22.13* [PIBL1212H179 1M 8/22/2013 30| 0.08 1.2625 1.1000 1.1000
TBILL 09.04.13 [PIBL1212I187 1M 9/4/2013 43| 0.12 1.2629 1.1000 1.1000
TBILL 09.18.13 [PIBL12121196 2M 9/18/2013 57| 0.16 1.2633 1.1000 1.1000
TBILL 10.02.13 [PIBL1212J202 2M 10/2/2013 71| 0.20 1.2637 1.1000 1.1000
TBILL 10.30.13* [PIBL1212J211 3M| 10/30/2013 99| 0.27 1.2646 1.1000 1.1000
TBILL 11.06.13 [PIBL0O613E010 4M 11/6/2013| 106| 0.29 1.2747 1.1104 1.1104
TBILL 11.13.13 [PIBL1212K228 4M| 11/13/2013] 113| 0.31 1.2848 1.1207 1.1207
TBILL 11.27.13 |[PIBL1212K237 4M| 11/27/2013| 127| 0.35 1.3049 1.1414 1.1414
TBILL 12.04.13 [PIBL0613F028 5M 12/4/2013| 134| 0.37 1.3150 1.1518 1.1518
TBILL 12.11.13 [PIBL1212L.245 5M| 12/11/2013| 141 0.39 1.3251 1.1621 1.1621
TBILL 01.02.14 [PIBL0613G036 5M 1/2/2014| 163| 0.45 1.3568 1.1947 1.1947
TBILL 01.08.14 |PIBL1213A012 5M 1/8/2014| 169| 0.46 1.3655 1.2036 1.2036
TBILL 02.05.14* [PIBL1213A021 6M 2/5/2014| 197| 0.54 1.4058 1.2450 1.2450
TBILL 03.05.14 [PIBL1213C038 8M 3/5/2014| 225| 0.62 1.4249 1.2650 1.2650
TBILL 04.02.14 [PIBL1213D046 9M 4/2/2014| 253| 0.70 1.4440 1.2850 1.2850
TBILL 05.07.14 |PIBL1213E056 10M 5/7/2014| 288 0.79 1.4680 1.3100 1.3100
TBILL 06.04.14 |PIBL1213F062 11M 6/4/2014| 316] 0.87 1.4871 1.3300 1.3300
TBILL 07.02.14* [PIBL1213G070 1Y 7/2/2014| 344 0.95 1.5062 1.3500 1.3500




